• is reducing subspace of Σ, i.e. Σ = P ΣP + Q ΣQ
(1)
Schematic representation: standard model 
How Envelope Model Works? Toy Example
Features that a Bayesian approach would offer are • Comprehensive uncertainty characterization through the posterior distribution
• A framework to incorporate prior information
• Ability to deal with the case when <
• Ω and Ω 0 are diagonal matrices with diagonal entries arranged in decreasing order
A reparameterization of Envelope model
Bayesian Envelope Model
If = , envelope model (2) is equivalent to the standard model by the one to one transformation
• π(µ) ∝ 1 The joint improper prior corresponding to uniform improper prior is given by
This corresponds to following hyperparameter choices • e = 0 C = 0, G = 0 
Prior Specification
The prior mode for O is an appropriately permuted version of the eigenvectors of G
The posterior density in (3) is proper under either of the following conditions. 
We start at a given initial value of the parameters, and repeat the following steps.
• 
Sampling Scheme
An efficient algorithm has been developed to sample from GB 2 2 .
The corresponding MC is Harris ergodic.
• Need to select ∈ 0 1
=1 the samples from the relevant posterior distribution (after an appropriate burn-in)
• Select the value of which corresponds to the minimum DIC.
Model Selection: DIC Criteria
A brief summary of the Wheat protein data, (Cook 2010) can be summarized as follows • Consists of = 6 responses, which measure the log infrared reflectance at six different wavelengths for 50 ground wheat samples • The predictor is a binary indicator, taking 0 or 1 if a sample has high or low protein content 
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